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Regular options: 6Y CallH60L, 6Y CallH100L, 3Y CallH120L
6Y Call H 60L
6Y Call H 100L
3Y Call H 120L
























Pure Static, 6Y CallH60L, 6Y CallH100L
Barrier option
Hedging portfolio

























































































































































































































































































































Regular options: 6Y CallH60L, 6Y CallH100L, 3Y Call H120L
6Y Call H 60L
6Y Call H 100L
3Y Call H 120L

























6Y CallH60L, 6Y CallH100L
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6Y CallH60L, 6Y CallH100L, constraint1
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